In order to compare the different procedures for online FDR control, we used simulated data as described in Javanmard and Montanari (2018). Consider testing N hypotheses H1, H2, …, HN concerning the means of normal distributions, where the null hypotheses are Hi : j = 0. The observed test statistics are Zj = j + j where j are independent standard normal random variables. The resulting two-sided p-values are given by pj = 2(-|Zj|). The mean parameters j are assumed to follow a mixture model:
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In our simulated dataset, we set N = 3000 and 1 = 0.2. Table S1 shows the number of discoveries made by the different procedures, how many of these discoveries are false and the resulting empirical FDR. We see that all methods control the FDR below the nominal 5% level, with the BH and LORD 3 procedures having a similar number of false discoveries and empirical FDR. The LOND, LOND (dep), LORD (dep) and Bonferroni-like procedures make no false discoveries and hence have an empirical FDR of zero, but this is a reflection of their conservatism (as can be seen by the relatively low number of discoveries these procedures make). Table S1 . Number of discoveries made by the online FDR procedures on simulated data, at a target FDR level of 5%. We also consider the cumulative empirical FDR as a function of the number of hypotheses tested. This is shown in Figure S1 below for the LORD 3, LORD++ and LORD 2 procedures. We see that these procedures all control the FDR below the nominal 5% level over time. 
Method

Number of discoveries False discoveries Empirical FDR
2
Application examplesexamining sets of discoveries Table 1 in the paper gives the number of discoveries made by the different methods, but it is also useful to compare the sets of discoveries made, in order to give further insight into the properties of the procedures. Table S2 below gives the contingency tables for the discoveries made by the different procedures when applied to the genotype data from the IMPC dataset. Table S2 . Contingency tables for the discoveries made by the online FDR procedures when applied to the genotype data from the IMPC dataset, at a target FDR level of 5%.
